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Spearman’s rho (ρ) and Kendall’s tau (τ ) are two most important and widely used mea-
sures of dependence between random variables. The relations between Spearman’s rho
(ρ ) and Kendall’s tau (τ ) are the focus of attention. A new method of constructing
Cn(u, v) is first given out in this paper. Based on the method, this paper inv stigates the
improving of the parabolic boundary of theτ ∼ ρ region, finding a broken line, which
can approach the parabolic boundary well and of which every point is attainable. In
chapter 1, we present the background of the paper and introduce the main research sim-
ply; In chapter 2, we introduce some basic definitions used inthe following chapters;
In chapter 3, we show thatCn(u, v) Copula family can be constructed byC2(u, v) and
C3(u, v). In chapter 4, a broken line ,which can approach the parabolic upper boundary
of the τ ∼ ρ region and of which every point is attainable, is found. Thispaper also
proves the vertical distance between this broken line and the parabolic upper boundary
is not more than 1/32.


























8 ¹Á . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .. . . . . . . . . . . . . . . . . . . . . . I
Abstract . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . III1Ù Ú ó . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .. . . . . . . . . . 11Ù ý£ . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .. . . . . 3
2.1 Copula . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 3
2.1.1 Copula¼ê½Â!5 . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 3
2.1.2 Sklar½n. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .. . . . 5
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